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Annual Statement for the year 2017 ofthe IMl@tropolitan Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuererrireireiieireiseiseiseeseesees s sessesississiens | eesnesnnees 4,561,805 | ..cccoveennee 5.7 | oo 4,561,805 | ..ocvvcriiiiinenad (0 4,561,805 | ...ccovnvn. 5.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 | o {1 I (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ oo (01 I (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vevvveeieireireieiie et ensesssssens | sressessessssessesesnneen (0] IO 0.0 | oo (0 I (01 (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccoeveviees | covvvivines 3,871,047 | ............. 49 | o 3,871,047 | oo, (1 I 3,871,047 | oo 49
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.ccocvevrveveveenvececeinis | e 2,326,571 | o029 | 002,326,571 | ool [ 2,326,571
1.43 Revenue and assessment obligations . 23,495,103
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v (0] IO 0.0 [ o (01 IR (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocoevereeeeneereenesnieninenes | evveerierenreen 11,967 | iiiiii0.0 [ e 11,967 | 0 | e 11,967 | ..o 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovvvivevevnienns | 00000 12,965,435 | ... 16.3 | 0l12,965,435 | a0 [, 12,965,435 | ........... 16.3
1.513 All OtNE ..o sesessssesssssssssssenssssssssesssnssssessens | snesssnsssssessnsnnnnnsQ | evernenenen0.00 | voveisninnieisninnnn0 [0 | s (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o (0 (01 (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 | oo (01 I (01 U (01 IO 0.0
1,523 All OtNEI ..ottt ssesssnsssssensns | sresssnennes 4,118,796 | ..ocvvuve. 5.2 | i 4.118,796 | .eovvvereereieinnes (V10 4,118,796 | ............. 5.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid SECUMLIES).......cvvivrevereieeseeee e nesssssssensesssssssenenes | e, 106,991 | 114 | 19,106,591 | 0 | 9,106,591
2.2 Unaffiliated non-U.S. securities (including Canada ...984,498
2.3 Affiliated SECUMLIES. .......ccrrererererrcrereieiseieeessisenensssssisenessnissisenesssssnenes | soeessssnenenssinsnenne0 | evvennnenend0000 | o0 |0 | i, 0
3. Equity interests:
3.1 Investments in MUtUal fundS..........coocveerernineininineeerneereessneneens | v | v 0.0 | w0 0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .....oocvvevecririeis s | neeneesnnsssessennen 0 [ i 0.0 [ v | i | s (I 0.0
3.22 Unaffiliated.......ccorereeeereerrieieneireieeseineessesetseiseissessseseesessssseessssessssssensenes | sessssnsssssssssensnnnsens0 | ceereensenn 0.0 | w0 0 | (V1 I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAIEA. ...t sessensnnennens | cessninenseesnsensnennens 0 | ceernenein 0.0 | o0 0 | (V1 I 0.0
3.32 Unaffiliated.........coeerererriirnsrsseeeseniesienissnssssssssssnnes | eeeneesssesnessnesnnen0 [ v 0.0 [ oo |0 | s (I 0.0
3.4 Other equity securities:
341 AR, .. .ot | e 0 [ 0.0 [ v |0 | s 0 [ oo 0.0
342 Unaffilidted..........coovriricisee st sisssssissssnsenns | eeesnersnnssnnssnnsenen 0 [ i 0.0 [ oo | i | s 0 [ o 0.0

© o N o

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate loans

Real estate investments:

5.1 Property occupied by COMPANY.........ccociiririeiieieeieeie s | evreiessssesesesnens (0] IO 0.0 [ oo (0 (01 (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).........c.ccccvrereieiieieieiiseeeeesens | e (0] IO 0.0 [ oo (01 (01 (01 IO 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccocvveviineeiceceereessenenns | e 0 | 0000 | 0 [0 | (01 IO 0.0
CONraCt [0ANS.......cveireieeeeieeeireireeeetneeseieesseeseeeessnsssessssesssesessessnssssssssenssnssessensas | sosessessnesnssnssnnsness0 | vevmerenend000 | o | 0 | (V1 I 0.0
DErVALIVES.......cvoiicriiiirerrtesrienersissensessissensssssensessnesenesssssssssesnssnenns | onnesissnenessesonenned | e 0000 | vevvnnieiinnn0 [0 | (V1 IO 0.0
Receivables for SECUMIEIES.........o.vurerirrerereiecneireeeeneesesseeseseeseseessesessenssessesssnsens | sevesssssnsssesssseesnns [ cvrernrrnnend0:0 | v | 0 (V1 I 0.0
Securities lending (Line 10, Asset Page reinvested collateral)............cccooeevevivceenes | eveveeveveieieiennnnn0 | 0.0 | cviciiiiiieennl0 | D,9.0 TN P )9, RN IR XXX...
. Cash, cash equivalents and short-term investments.............cccoevcreieveecvicsiceceiinns | 0000002, 18,307,231 | ........23.0 | ... 18,307,231 | e (01 I 18,307,231 | ........... 23.0
. Other invested @SSets..........ocvricrnineicrernrnrenneeenssnenenesnensnessnsssnensesssnens | snerissnssensesnernens0 | veenenennenn000 | i |0 | 0] i 0.0
. Total INVEStEd @SSELS.........ceeiececeeecececceee e sesse e s s e e enenenenenenenenenenenenenns | oeennn 19,749,044 | ... 100.0 | ... 79,749,044 | o0 | 79,749,044 | ......... 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. bbb 0
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

Total gain (loss) on disposals, Part 3, COIUMN 18...........uwuiureeeeeeeeeeee e g e L ettt sttt s sttt et
Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0

Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 0
8.2 Totals, Part 3, COIUMN 9.ttt 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt

Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0

o |o |o |o

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0
3.2 Totals, Part 3, COIUMN 11 ...ttt 0

ACCIUAL OF GISCOUNL. .......cececvctiiictcte ettt sttt a bbb s s ae b s e s s e b e b e s e e st e b s s e s s et b s s s e bbb s s A et e bbb s e s e bt e b s et et e b b s e b et bbb s et et e s sananaa

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN O......couiiiiiiieeeeee e R g L s 0

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0
Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt
Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt sttt n bbb netee 0
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0

o |o |o |o

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s
TOAl VAIUBHION GIOWANGCE..........veeeeiieceiciiie ittt
SUDBLOLAI (LINE 11 PIUS LINE 12)....euieeeiieiiiei ittt sttt bbb b5 282 h b2 s £ 8 e 28 bbb bbb bbbt n bbbt
Deduct total NONAAMITIEA @MOUNTS.........c.vviieiirercieie et

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........c.oiiiiiiiiriinicieisie ettt
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt 0

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0
3.2 Totals, Part 3, COIUMN 12........iiii et 0 0

ACCIUAL O GISCOUNL. .......coceiviteiiectcte ettt ettt ettt bbb bbb s s et e s s s e ebebes st e s et et s s sese b et et s s e s et et s s s ae s e s e s e s b as s e bt e st et et ettt snsesebe b s s e setetesssananta 0

o

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

o |o |o |o

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt 0 0

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0
10.2 Totals, Part 3, COUMN 1. ..ot 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

Deduct total nonadmitted amounts.............ccccvvreeeeiiicciene.

o |o |o |o

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiiririieieieiete ettt bbb bbb s bbb bbb bbbttt en 53,544,166

Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ceiieiiieicieiece ettt bbb bbbt bbbt s st ns 19,230,394

ACCIUAL OF GISCOUNL. ...ttt ettt sttt ettt ee e ettt e e et et e s e aesses et et ss et et et et et eseae e s et et et et e s e s e eeae e s st et et et et et et et eseee e eees et b et et et ebeae e e st et st etatane 259,889

Unrealized valuation increase (decrease):

40 PaMt A, COIUMN 12,
4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen
4.3 Part 2, SECHON 2, COIUMN 3.
O T T 070) 111123 I B TR 0

Total gain (10ss) on diSposals, Part 4, COIUMN 19.......c.c.iiieiiiie bbb s bbb bbb bbbttt (133,019)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........cooiriiriieceee sttt 11,246,862

Deduct amOTtIZAtION OF PIEMIUM. .....c.viuiiieeiiei ettt bbb £ b £ b8 E s bbbt bbbt 212,756

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee
8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et
8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee

o |o |©o |©o

Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee
9.2 Part2, SECtON 1, COIUMN 7.ttt
9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas
9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0

Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-748-9)..........criuiuiimiiniieiiiie ettt 61,441,812

Deduct total NONAAMILEEA AMOUNLS.............cceveiititiiiece ettt ettt b bbb bt e bbb e b e s e b e b e s e s e s e as et s st e bt et ebese e e bbbt et e s e s esesesens s s as st ne 0

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiiriercei ettt bbb 61,441,812
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccovveverrnens | correvencrineriinnns 4573772 | oo 4,556,851 | .oooovvrrerircrinne 4,567,386 | ..oovvererririinnn 4,586,711
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TOtalS. ..o | e 4573772 | oo 4,556,851 | oo 4,567,386 | ..oviririninninns 4,586,711
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3871047 | o 4,087,804 | ..o 4,086,776 | oo 3,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,326,571 | oo, 2,488,133 | oo 2,382,073 | oo 2,250,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 36,460,538 37,180,668 ...34,166,602
Industrial and Miscellaneous, SVO Identified 8. United States 13,225,387 13,481,651 ...13,195,812
Funds and Hybrid Securities (Unaffiliated) 9. Canada .0 0] 0
10. Other Countries ....984,498 ...977,382 ....983,540
11. Totals......ccoocoe. 14,209,885 14,459,033 ...14,179,352
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONGS......ccmrerseeessrnnsns | ovveeecninsneennns 61,441,813 | oo, 62,772,489 | ..o 59,382,189
PREFERRED STOCKS 14, United States..........oeveveveveeees | v (U R (O PR 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccoouvrennren: 61,441,813 | (oo 62,772,489 | ..ovvvvrevrierinne 59,382,189
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............................ 0 [ om0 0 [ XXX

............................ 0 [ o0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 [0 [ XXX

............................ 0 [ om0 0 [ XXX

4.7 TOMAIS. ..o | errsnisnennens 500,222 |...ccoonrens 1,826,349 | .o {0 I 0 | o 0 [ XXX
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............... 4,705,171 |...............6,796,894 | ........ XXX

................. 801,794 |...............1,279,580 | ........XXX

............................ 0 [ o0 [ XXX

............................ 0 [ o0 [ XXX

............................ 0 [ o0 [ XXX

............................ 0 | 0 | XXX

............... 5,506,965 |..............8,076,474 | ... XXX
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............... 4,117,104 ....1,692 ceerereee XX e [ 4,118,796 2 | s
...7,617,606 | .. L0 w0 | XXX ...10,091,089 | ... .4,925,159 |...

90IS
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Annual Statement for the year 2017 ofthe  INl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC Toiiiincnenenenenenenenesesesenseesesseeseesenss | (@)eeeeeene 26,229,385 |.............16,226,500 |.............13,500,492 |...............4,706,863 |...............6,796,894 | .....ccccorvririririninns0 | v 67,460,134

Line 10.7asa % of Col. 7.........

500,403

12,172,463

Total Bonds Prior Year

............. 16,105,478

1,500,353 |.

............. 12,770,704
..5,285,543

............... 3,391,286
873,221

............... 9,354,877
...784,905

............. 47,298,455
8,444,022

............. 47,298,455
..8,444,022

............................ 0 RSSO |
17,605,831 |..... 18,056,247 | .. 4,264,507 | ...
11.8 Line 11.7 as a % of Col. 9. ...31.6 ..32.4 LT
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeseeeeees 26,229,385 |............. 16,226,500 | ............. 13,500,492 |......coevenes 4,706,363
............................. 1,973,080 |...............7,617,606

Totals
Line 12.7 as a % of Col. 7.....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............. 18,199,580
..22.9

............... 5,508,657
..6.9

Total Privately Placed Bonds

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §.......... 0 prior year of bonds with Z designations and $

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....

18,190,784,

NAIC2§............ 0;

NAIC 3§............ 0;

NAIC 4§

NAIC 5

L I— 0;

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

NAICBS........... 0.
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 Issuer Obligations 18,190,784 |..... ..4,561,805 22,752,589 .22,752,589 .0
1.2 Residential Mortgage-Backed Securities... ..1,693 6,171 .0
1.3 Commercial Mortgage-Backed SeCUNties..........ccvvvieeeincnineeniieins | veverennienssieieennd0 [0 [0 [0 [0 etk XXX |0 | 000 | 0 | 0.0 | .0
1.4 Other Loan-Backed and Structured SECURIES............ovueererereneererreirnens | enerinrnnnsisnnsnenees0 | o0 |0 | |0 | XXX [0 [ 000 |0 0.0 | i .0

2.1

22
23

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured SECUtIES.........cevevrrererrerrerieinns | eevvrerieissisnienieieneed | oieiieissieieisieend | i | v |0 |t XX [ | vieieiiieiiennnnn0.0 | i |00 [0 |,
3.5 TOHAIS...eveiiiic ettt nsenssnsnsens | cerssrenennnrsnensensesend | cinreneniens 2,798,782 | ..o 1,072,265 | o0 |0 ek XX L 3,871,047 | 49 | 4412576 | e 719 e, 3,871,047 | oo 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations..........c.cverrrereinrinienenssienenssnessssseeseesssessensens | censenseenennnssid00,222 | ovviinennen 1,826,349 | oo (01 [0 (1N I ) .0 SN DR 2,326,571 | oooevereeerera VX 3,457,500 | .oooveerereriens (12 I 2,326,571 | oo 0
4.2 Residential Mortgage-Backed SeCUrties...........ccvrvvererninircrininnnens | cevernesererienineenen0 | e [ (V1 IO LU 0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

43
44
4.5

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

.............. 4,669,664
.............. 3,637,356

.............. 8,307,020

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ... s

.............. 7,617,606

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured SECUMtIES...........orvvrvrereereneeirrnee | cervrererisiieneinen0 [ i, [0 (0 0
10.5 SVO Identified FUNDS........coorveererrenirirriressncinereieenenneseessneseneenenns | seeneeeeee XK eirnisnnnes | oovennenns 0.0, S PO, S [ XXX
106 TOAIS......ceeeeeeceerreeieecieeseseees e seeneseeessessenssnssessensensnes | ceneennensi20, 129,788 | cioiiiniines 18,199,580 | ............ 21,118,098 |............. 5,508,657
10.7 Ling 10.6 85 @ % 0f COl. 7...ovvieiiiieieiisciisisi i ssnissessessnsnssnessnennne | ceessnssnessessssnes gD | ovensessessnessensens 22.9 | s 26.5 | oo 6.9
1. Total Bonds Prior Year
11,1 1SSUET OBlGAtIONS. ......veveceicieiieiee et | cerenienieens 5,344,891 | ............ 16,527,946 | ............ 17,138,775 | ..o 3,311,244 | ............. 9,893,277 | ..couenee ), 9,9, SRR DU ) 0.9, CO IO ) 0,9, SO U 52,216,133 | .o 93.7 | 52,216,133 | .o 0
11.2 Residential Mortgage-Backed SeCURties..........ccvuvvercrviniinirieirninens v 331,219 | 1,077,885 |.c.ocvvvirinne T AT2 | 953,263 |...ovvvirennn 246,505 | .......... ), 9,9, CORINN U ) 9,9, SO IO ) 0,9, SO IR 3,526,344 | ..o 8.3 [ e 3,526,344 | ..o 0
11.3 Commercial Mortgage-Backed SECUMtIES...........ccvvevenrreeerniniircreinns | e (V18 O LV O (V1 IO LV T 0 [ ), 9,9, CORNINN O )9, SO IO XXX evevnen | e (U SR 0.0 | v (01 0
11.4 Other Loan-Backed and Structured SECURHES...........erurrrereureinieiirnns | cerreereirereeeeneineens {0 [0 (0 (0 (V1N I ) 9,9, NN DR ) .9 RN PR ) 0.0, GO I (0 0.0 [ {1 R 0
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S DO, S [ .0, S D N [V L. S P D S [P [V [V {01 0
118 TOAIS..... ettt sttt ees | eesneseseenens 5,676,110 | ...covenv.. 17,605,831 | ............ 18,056,247 |.............. 4,264,507 |............ 10,139,782 | oo (1N PR )., S IR ) 0.0 C S 55,742,477 | coovvoveernns 100.0 |.coeorenee. 55,742,477 | .o 0
11.7 Ling 11.6 85 % 0f COl. 9. uvuieiiiei i snisnnnns | creeerensssesnsasnaas 102 | oo 316 | e 324 | i 1T | e, 18.2 | oo, 0.0 | 0.0 S S0, S [ 100.0 .o .S S - 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS. ......vevecececieirceeire et entees | ceseenennes 25,952,512 |............ 13,659,284 | ............ 13,359,535 |....ccovnenee 2,320,197 | .o 7,244 871 | .......... )0, GO I 62,536,399 | ..coovreririenne 785 | 52,216,133 | oo 93.7 | 62,536,399
12.2 Residential Mortgage-Backed Securities... 3,641,459 .3,186,768 | ... 12,977,402 3,526,344 12,977,402 |.
12.3 Commercial Mortgage-Backed Securities 4117104 | oo 1,692
12.4 Other Loan-Backed and Structured SECUMtIES..........ocuvvevrreniercreinines | v 0 | o0 e (V1 0
12.5 SVO Identified Funds . XXX. XXX. XXX... ..
12,68 TOAIS. ..ottt nnees | feesenseens 26,729,788 | ............18,199,580 |............ 21,118,098 |.............. 5,508,657
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins ...33.6 265 | 6.9 | oo
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.ccoevevevevereees | oereeeeee33.6 | o229 | 265 | 89 |
Total Privately Placed Bonds
13.1 ISSUET ObBlIGAtioNS........c.cvvvuiieieiireirieecese e esereeesnessnennes | eeennsnssrsneennnenensQ [ e (0 {0 (0 (0] I 9,99 GO VTR [0 0.0 [ oo [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed SECUMtIES..........ccourveerieerineiniieienineins | cevvviseesieieinnenend0 [ e (0 {0 (01 (0] I 9,99, GO TR [0 0.0 [ e [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMLIES. .........o.vrrirreieriinieieiniens | cereieieesiseseeneennens {1 (0 N {0 N (01 N 0| XXX vieivirien | v [0 0.0 [ v [0 R 0.0 [ 9,99 GO IO 0
13.4 Other Loan-Backed and Structured SECUMtIES...........cvvevrrereercreinines | v (018 LV RO (V1 N LU T 0 [ XXX v | v [0 SN 0.0 | oo (O S 0.0 [ e XXXvtvreviee | e 0
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes D0, SO [ D09, SO [P XXX oovereerenes | v D0, SOOI [ XXX | e 0 [ s O 0.0 | oo O RO 0.0 | XXXorereeane | ereneeerisssnsenenssisnes 0
1318 TOAIS. ... ceeeeeicie ettt stnsnes | cettessesssssesenteneas (01 LV (0 (1 (0 (01 [0 0.0 [ oo O 0.0 [ D00 O IS 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo (00 0.0 | o 0.0 | oo (0 ) 0.0 N S ) .0 S I ) 0.0 S IS D.0.9 GO IS 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | PO, S ., S PO, S .S N [ 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Deduct current year's other-than-temporary impairment recognized....

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 O PHIOF YEAI.........c.rvueiererireireerereieee ettt st ssesens

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN......cvveieiticieie bbbt s bbb bbbttt

4. Unrealized valuation iNCreaSse (ABCIEASE)...........cceuirereirieereiereieiie ettt bbb as bbbt bbb st s s s bnes

5. Total gain (I0SS) ON QISPOSAIS. .......euvreererrerririerereiseeseeisseseesesssssssesessesses s ssesse st sses st ess s st s an s ess st s ses st ens s ssessessanssnenns

6. Deduct consideration reCeiVEd ON QISPOSAIS..........c.ruuiururerririertireiseiseeise ettt ettt

7. Deduct amortization Of PrEMIUML.........cccuiueieiciiieic ettt bbbttt

8. Total foreign exchange change in book/adjusted Carrying ValUE................cccceviviecreiircieieerceeee e

9. Deduct current year's other-than-temporary impairment reCOgNIZEA...........ceuierireriirieerreree e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccccevercrrirriericrisieeseee s

11. Deduct total NONadMIttEd @MOUNLS..........cveiiiirieiciceie ettt
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 B3 3 |UNITED STATES TREASURY... SD.. [..|... 175,158 |..... 99.625 174,344 ....175,000 175,036 (32) 0 (U 1.500 |...... 1481 [U....... 02/18/2014. | 01/31/2019.
912828 G9 5 |UNITED STATES TREASURY... . SD.. [..|... ..2,395,880 |..... 99.469 | .... ..2,387,250 | ..... .2,400,000 | .. ..2,398,312 825 0 0. 1.625 |...... 1.661 |JD....... 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY.......cccrvvvnnvne 101 S O P T s 1,984,067 |..... 99.094 | oo 1,981,875 | oo 2,000,000 | ..cccovnnene 1,988,457 | oo 0 2,207 0 0. 2.000 |...... 2124 |MN...... 12/30/2015. | 11/30/2022.
0199999. U.S. Government - IsSuer OblIgatioNS. .. .....veuuresuereserersensinisssisssrssessssess s 4,555,105 XXX s 4,543,469 | ..o 4,575,000 | ..o 4,561,805 | .ooovvinniiirnns 0 3,000 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361.....cccvuureuirisnrrisnnienessesssnessnnssensenescens | ....... | | ........... 4[ ........... 1 I 12,281 |..114.269 | oo 13,382 | oo 11711 i 11,967 [ v 0 (30) 0 0 [ 7.500 |...... 6.832 | MON... 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ..o ssiessessess s esssssssnsssssenssssensenss | srsnsessessssens 12,281 XXX (30) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......oivuieieserisiirnsessissssssssssssssessensssessnsssssssssssenes 4,567,386 XXX ] eee.4,556,851 | ... 4,586,711 2,970 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13063C  JA 9 |CALIFORNIA STATE OF......ccviiiiiiiciiniiiciiseissicissisisssississsssssssissssas | eveees 2| 1FE 1,110,910 |...117.095 ..1,170,950 1,000,000 0 0. 5.000 |...... 3.631 |JD....... 03/20/2014. | 12/01/2030.
341150 A8 3 |FLORIDA ST...iiiiiriirierieniieeiesissisessesssessssessssesssssssenssesssssssssssssssessene. | eonnees | o | severenenes 2| 1FE| coir 1,845,486 |...106.472 | ... ..1,810,024 1,700,000 0 0. 5.000 |...... 4.001 | JJ....... 11/24/2009. | 07/01/2027.
882722 ZN 4 | TEXAS ST Texas State Of ..o sssissnssenssnsssesas | eeeees 2| 1FE 1,130,380 [...110.683 | ... 1,106,830 | ..coovvrennes 1,000,000 0 0 [ 5.000 |...... 3.250 |FA....... 12/19/2012. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............cccoveniens 4,086,776 XXX .4,087,804 | ..... .3,700,000 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)..........cwewrveerenrinrnsensisisieississersessesneas 4,086,776 XXX .4,087,804 | ..... .3,700,000 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST....couivirirrireercrisssineeieniseseseesesssesssenes. | veeees 2| ... 1FE 1,879,448 |..112.859 | ..............1,975,033 | ..............1,750,000 | .............1,826,349 | ....cccoevvirecrec0 | v (14,915) 0 0. 5.000 |...... 3.950 |FA....... 03/24/2014. | 08/01/2037.
64966H AX 8 |[NEW YORK N Y New YOrk City Of.......ccooreuimrunmmrnsmiseisssisisninsessensssissenssssssnes | seesane 2| 1FE 502,625 |...102.620 500,222 (322) 0 0 5.250 |...... 5.181 |MS...... 11/05/2008. | 09/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cvrnirsnsinnssssessianeenes 2,382,073 XXX | s 2,488,133 | ........ 2,250,000 2,326,571 | oo 0 | i (15,237) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. 2,382,073 XXX ] s 2,488,133 | ....... 2,250,000 | . 2,326,571 | oo 0 [ (15,237) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040507 KS 3 | ARIZONA HEALTH FAC AUTH 443,870 |...100.000 466,762 .0 3,146 0 0 . 5.000 .25,000 | 10/24/2008. | 01/01/2026.
052474 AL 7 |AUSTIN TX ELECTRIC UTILITY SYS AUSTIN TE... ..1,927,530 |..... 99.500 4,412,781 0 225,035 0 0]....0.000 ..0 | 03/06/2002. | 05/15/2018.
088563 UK 5 |BEXAR TEX MET WTR DIST Bexar TX Metropol............cccocueervnevreriirineinnns [ v 969,990 |...104.577 .0 848 0 0. 5.000 .50,000 | 10/28/2009. | 05/01/2039.
442348 3W 6 |HOUSTON AIRPORT SYSTEM HOUSTON TX AIRPOR.......ccosvevrrverierineens | evenne 1,048,570 |...102.209 .0 (7,263) 0 0. 5.500 .55,000 | 11/23/2010. | 07/01/2034.
45200F KQ 1 [ILLINOIS FINANCE AUTHORITY lllinois Fina..........cccovvrrerreneens 516,800 |...101.578 0 (1,946) 0 0 5.250 .26,250 | 06/04/2008. | 10/01/2025.
45200F  SX 8 [ILLINOIS FINANCE AUTHORITY HliN0iS FiNa..........ccvveuereeeriererrereeinsienerirenes | coveene 545,940 |...102.392 .0 (5,875) 0 0 ... 6.250 .31,250 | 03/12/2009. | 07/01/2038.
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH....cooiiiiirriiniieiieeiesiseeissieesesissesssssssesns | eeeens 593,775 |...116.513 .0 (2,469) 0 0. 5.000 .26,042 | 05/19/2016. | 01/01/2041.
462590 JF 8 |IOWA STUDENT LN LIQUIDITY CORP 1,494,252 |...104.633 1,489,198 0 (927) 0 0]...5.000 74,250 | 12/06/2011. | 12/01/2021.
49126K HS 3 |KY EDABAPTIST HEALTHCARE HOSP KY ECONOM........ccccovvvmervmericrirenens | ceve 993,750 |...107.625 994,306 .0 126 0 0. 5.000 .50,000 | 12/14/2011. | 08/15/2042.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A.....ovviiiniieinrieeerisissssisssssssssesssssees | sevenes 288,653 |...115.355 287,290 ] (827) 0 0 ... 5.000 .12,500 | 04/29/2016. | 05/15/2045.
57583U CL 0 |MASSACHUSETTS ST DEV FIN AGY 1,025,820 |...111.315 1,010,070 0 (2,796) 0 0]...5.250 52,500 | 08/02/2011. | 04/01/2037.
57586N  C5 8 |MASSACHUSETTS ST HSG FIN AGY SO IO 500,000 |...108.195 . 500,000 .0 0 0 0| 4.250 06/17/2015. | 12/01/2040.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.....coouivimrimremrinirierieneseessesssseens | weeees 536,160 |...126.871 | ................634,355 | ....... 500,000 | ... 536,160 | ...cooovvvervrrieennc0 | o (40,687) 0 0. 0.000 01/05/2015. | 10/01/2044.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... FSOUTRRRUTRRIRN IO 1,260,938 |...105.068 | ..............1,313,350 | ...cccccooeuee 1,250,000 | ..coovvrenee 1,257,626 (1,148) 0 0. 3.700 01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New YOrk Sta........cccoveevevrverrnernevenns [vveree [ o | ververceen2 | eere TFE | s 1,500,000 |...101.428 | ..............1,521,420 | .............. 1,500,000 | ..cocvennee 1,500,000 0 0 0 [ 3.700 55,500 | 02/13/2013. | 10/01/2038.
64990C EJ 6 |NY STDORM AUTH NEW YORK UNIV......cccosvvuirmirerierieersnissniessssienens | cevees 548,545 |...107.093 | ................535,465 | ...covvririnnns 500,000 | ...cooerernes 546,194 (1,537) 0 (U 4.000 .20,944 | 06/02/2016. | 07/01/2039.
650116  AH 9 |NEW YORK TRANSN DEV CORP........cc.covviriririieineiiniisssiinsiseessseisessessienns | soeees 267,080 |...106.170 | .................265,425 | ....... 250,000 265,634 (918) 0 0. 4.000 .10,000 | 05/18/2016. | 07/01/2031.
650116 AQ 9 |NEW YORK TRANSN DEV CORP........ccccovvriririicimieieninerieneensesisssssseniens | voenes 286,778 |..111.031 | ......cc........ 277,578 | ....... 250,000 285,274 (992) 0 0. 5.000 12,500 | 06/16/2016. | 07/01/2041.
66285W QW 9 |NORTH TEXAS TOLLWAY AUTHORITY ...cootrvurirmrieirneineeserisssseeseesssinnee | sevees ...1,360,286 |...100.000 .1,280,000 ...1,356,577 (1,809) 0 0. 5.750 .73,600 | 10/28/2015. | 01/01/2040.
66285W TS 5 |NORTH TEXAS TOLLWAY AUTHORITY ....vvvvrrvierirrirniinerieriessiessseisnines | cevees ..1,040,731 |...100.000 ...980,000 | .. ...1,038,654 (1,386) 0 0. 5.750 .56,350 | 06/17/2016. | 01/01/2040.
66285W  TT 3 |NORTH TEXAS TOLLWAY AUTHORITY ....ovvvvrrrrerireerneinerserieesseesseesssinnes | sevees 361,070 |...100.000 | .........c......340,000 | cooovrrrrrirnns 340,000 | ..cooerernees 340,000 | .ooovreririerinns (V1N I (20,830) 0 0. 5.750 06/17/2016. | 01/01/2040.
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND.....ccoivimiieiieiieiinnieieiissiesesiseisninnies | eevees 315,766 |...115.615 | ..o 329,503 | v 285,000 | coovverirnnne 308,902 | ..overrirriiieina 0 (2,831) 0 0 ] 5.000 06/24/2015. | 04/01/2033.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0Ld

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
735240 J7 9 | PORT OF PORTLAND......cctiiuiumiimiimeiseissstsesesesssseiseesssssesssensssisssssssisnnns | seneees . 2| 1FE 45871 | .. 115768 | ..o 46,307 | .ooverrireienn 40,000 | ..oovvererernens 44,481 (519) 0 (V)N I 5.000 |...... 3.301 | ... 03/06/2015. | 07/01/2038.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT revererenrensennes | e . 2| 1FE 925,000 |...100.274 927,535 | ....... 925,000 | ... 925,000 0 0 0. 5.875 |..... 5.874 |JD....... 05/01/2008. | 06/01/2028.
917393 BN 9 |UTAH CNTY UTAH. ...ttt ssssssssssssssnss | seeees . 2| 1FE 271,525 |...104.273 260,683 | ....... 250,000 | ... 270,905 (414) 0 (VN I 4.000 |...... 3.534 |MN...... . 06/30/2016. | 05/15/2047.
928077  HD 1 |VIRGINIAPORT AUTH.....oooiiiriiiniirieineieieissiesesississssssissssessssssssessnnes | sevenes . 2| 1FE 505,778 |..121.567 | ................547,052 | .................450,000 | .....cccrrnue 492,596 (4,876) 0 0 ... 5.000 |...... 3.551 [ e | 11,250 | 22,500 | 03/05/2015. | 07/01/2035.
928077 HE 9 | VIRGINIA PORT AUTH.....coviiiririieimeiieriessiessessssessessssssesssesesssssssssssssens | seeees [P I 2| 1FE| oo 1,121,210 |...121.567 1,092,597 [0 | (10,587) 0 (V)N I 5.000 |...... 3.581 |....... .50,000 | 03/05/2015. | 07/01/2036.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A SOOI IOV . 2| 1FE 500,000 |...103.086 | .... . 500,000 0 0 0 5.250 |...... 5.250 |AO...... s ceern.26,250 | 03/10/2008. | 10/01/2033.
000000 00 0 | SUMMARY ADJUSTMENT......cccuumimmimmrimimimimmmsssnssssssensssessssssssssssnsensesesssesss | weenes e | e 4 [ 0 ... 0.000 0 0 | [( I 0 0 0 0. 0.000 |...... 0.000 |.ovvvree | v 22,238 | ... (22,238) | 12/31/2017. | 01/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . . 21,195,688 XXX | s 24210111 | oo 23,035,000 | ..o 23,495,103 | oo 0 ] i 118,518 0 0 XXX XXX XXX | s 315,797 | ........ 875,842 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132GL  EA 8 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 3.5......c.covvvevemeereeineines [ eoeees [P I 4 L [ 1,066,608 |...103.047 | .....cccoounee 1,077,519 | o 1,045,654 | .....cccooee. 1,063,514 (360) 0 (V)N I 3.500 |...... 3.230 |MON... 12/05/2011. | 12/01/2041.
3132XS A9 1 |FEDERAL HOME LOAN MORTGAGE COR . OO O | . ..4,987,837 |...103.076 ..4,998,354 | ..... 4,849,180 | .. ...4,987,837 0 0 0 .. 3.500 |...... 3.113 |MON... 12/19/2017. | 08/01/2047.
3132XT  MH 8 | FEDERAL HOME LOAN MORTGAGE COR . OO | | . ..4,956,805 |...104.604 | .... 4,942,532 | ..... 4,724,986 | .. ...4,956,805 0 0 0. 4.000 |...... 3.173 | MON... 12/19/2017. | 10/01/2047.
31417D  SP 9 | FEDERAL NATIONAL MORTGAGE ASSO [ RTRRRRIT FRT [ SOOI | (OO [ RN 1,959,664 [...103.103 | ..cooovvr 1,952,152 | oo 1,893,395 | i 1,957,279 (1,235) 0 0. 3.500 |...... 2.993 | MON... 11/16/2015. | 11/01/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 12,970,914 XXX ....12,970,557 12,965,435 (1,595) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 34,166,602 XXX ....37,180,668 36,460,538 | ..o 0 [ e 116,923 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824  BF 6 | AbbOtt LADOratOrES. ........ouvevieeurieirieieieiseeiersesi e ieneesesseses | seenes . 2| 2FE 2,040,280 |...102.739 ..2,054,786 2,000,000 ...2,038,165 (2,115) 0 0 | 3.750 .76,667 | 05/18/2017. | 11/30/2026.
151020 AH 7 | CELGENE CORPORATION......ccotiurmirmrimeimerinenisnessenisseissssssssssssesssssisssssns | sevees JO0 PPN IOV 2FE | i 954,160 |...101.494 | .... ..1,014,942 1,000,000 973,704 5,102 0 0 3.250 .32,500 | 12/10/2013. | 08/15/2022.
224399 AR 6 |CRANE CO....coouiiiiririiiiisiieriesie s ssssessssssssssnens | serenes . 2| 2FE 1,502,890 |...104.671 | ....ccccouuuee 1,570,062 | .....cccouenee 1,500,000 (737) 0 0. 4.450 66,750 | 12/10/2013. | 12/15/2023.
34354P  AD 7 |FLOWSERVE CORPORATION........ccomtruirmerirerereerenissrieriessessssessssssssessens | eveens . 2| ... 2FE 494,530 |...102.301 ....500,000 524 0 (VN I 4.000 .20,000 | 12/11/2013. | 11/15/2023.
74834L  AS 9 |QUEST DIAGNOSTICS INCORPORATED GTD-by-Su SRS IO . 2| 2FE 998,330 |...105.782 .1,000,000 174 0 (VN I 4.700 47,000 | 03/21/2011. | 04/01/2021.
761713 BG 0 |REYNOLDS AMERICAN INC......ccouivmmrireriierinieesserssssisessenssssesessssssssssenes. | voneees [P I 1 2FE| e 2,142,220 |...106.439 2,000,000 (9,909) 0 (U 4.450 .89,000 | 05/16/2017. | 06/12/2025.
82481L AD 1 |SHIRE ACQUISITIONS INVESTMENTS...... . .|C 2| 2FE 983,540 |..... 97.738 977,382 .1,000,000 . 958 0 0 3.200 .16,000 | 05/17/2017. | 09/23/2026.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023........ccoimiiiiiiiriniiisiinsiisenississsissnsssnsenssenesssessns | coveens . 2| 2FE 943,690 |...101.586 | ... ..1,015,863 1,000,000 | .. ..966,166 5,892 0 0 [.... 3.250 o 32,500 | 12/11/2013. | 02/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccevreirsisresseessereenas SRR RRRRIRY IR 10,059,640 XXX | s 10,331,129 | oo 10,000,000 | ...covvenee 10,091,088 (111) 0 0 XXX XXX XXX | s 62,959 | ....... 380,417 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
125086 AX 4 ‘ UBS COMMERCIAL MORTGAGE TRUST........cocnuveiienimnnssnsnnensssmssnsnnnes | eovnene | [eoverennnedt | oo IFE | s 4,119,712 |..103.198 | ..o 4,127,904 | ..o 4,000,000 | ..o 4,118,796 (916) 0 0 [ 3.907 |...... 3.553 | MON... 11/21/2017. | 11/01/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: 4,119,712 XXX 4,127,904 4,000,000 ...4,118,796 (916) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 14,179,352 XXX ....14,459,033 ...14,000,000 14,209,884 (1,027) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations..........ccovvrrersrsrerernnianes 42,279,282 XXX ....45,660,646 44,345,614 65,246 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 12,983,195 XXX 12,983,939 12,977,402 (1,625) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities . A ..4,119,712 XXX | ... 4,127,904 . ..4,118,796 (916) 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal - BONGS.............urveuererererierieieieeiiesieeeseei st ssssssssssnssensenenns | sonesineses 59,382,189 XXX | 62,772,489 | ............60,084,926 | .......... 61,441,812 | oo 0 62,705 0 0 XXX XXX XXX XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A

3132XS A9 1 |FEDERAL HOME LOAN MORTGAGE COR... 12/19/2017........ RBC DOMINION SECURITIES INC....couvvvrviiririiisirseieiersssiesessseesenssssnes 4,987,837 | oo 4,849,180 | oo 4,714

3132XT  MH 8 | FEDERAL HOME LOAN MORTGAGE COR... 12/19/2017........ JP MORGAN SECURITIES LTD LDN......cviiiririiiiiinnieissmesesisnsssissesenssssssesssssenssnssenssnsssesnens 4,956,805 ....4,724,986 5,250

3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ........c.iuuiiiieiierseteieeieeeissteseerseteesstassstass  eesstessessesasssssessessesassessesssssssessessessssassessesssssssessessssassessessessssassessesansessessessesessessesassessessessesassessesassassessessesansessesssssssessessasansessessnsee  sesae 9,944,642 9,964
Bonds - Industrial and Mi:

002824  BF 6 |Abbott Laboratories 3.750% 11/30/26 05/18/2017........ CITIGROUP GLOBAL MARKETS INC/......ouiiiviiiiiieiniierissiseeesisseesiesesseseessesesseessnssees 2,040,280 | ..o 2,000,000

12508G  AX 4 |UBS COMMERCIAL MORTGAGE TRUST.....ccovvvvvvenrrerririninnns 11/2112017........ UBS SECURITIES LLC.....cooiieriiiirieiseisisssieiessssiensenenes A19,712 | o 4,000,000

761713  BG 0 |REYNOLDS AMERICAN INC  4.450% 06/12/25.. 05/16/2017........ CITIGROUP GLOBAL MARKETS INC/......ooiiieriiiriineieriseieesesissiesiesessesse e sesseessessaes 2,142,220 .....2,000,000

82481L  AD 1 | SHIRE ACQUISITIONS INVESTMENTS [ 05/17/2017........ JP MORGAN SECURITIES LTD LDN......cvuuiiririiiiersnisissnssessnssssssesenssssssssssssnssssssssessssesanees 983,540 1,000,000

3899999. Total - Bonds - INAUSEHIAl AN IMISCEIIANEOUS............ieriiiiiiie ittt es sk fe4 o0t E s e E e E o0 E RS0 E 8 £ 0808880 E L0800 E L0ttt eeeees 9,285,752 .....9,000,000

8399997, TOtAl = BONMS = P 3.ttt etttk bR E o8 EeE e 8 eEE R eE b1 £E1eEEoEE e e ESEE £ EE e L e £EE SRR f £ L EE L e L E £ LR E R L E £ E LR b8 £EE £ E L E 4L E L HEEeEE S E LR bbb bbb taes 19,230,394 ...18,574,166

8399999, TOAl - BONMAS. ...tttk ee LE8eEE R E R E e H S E R E LSRRk baes 19,230,394 | oo 18,574,166

9999999. Total - Bonds, Preferred and COMMON STOCKS............c..ouuiuieiiirieiiierieiisceesise ettt sete | eesesseeseeesee e b eee et es e e et e ettt e ettt enine | tres 19,230,394 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QN 1 [GINNIE MAE | GNMA 17.500% 781361.. | 12/01/2017. ] Paydown [ 3,336 | o 3,336 | o 3,499 [ o 3418 | oo 0 1) 0 (81) 0 3,336 0 0] 0 oo 135 | 12/15/2025.
0599999, Total - Bonds - U.S. Govenment.... s | 3,336 | o 3,336 | oo 3,499 | o 3418 | o 0 (1) 0 (81) 0 3,336 0 Lo [ [ I 135 XXX
Bonds - U.S. States, Territories and Possessions
882721 NU 3 [TEXAS ST Texas State Of [ 04/0172017.]Call 100.0000.....vrrsrirrr [ 500,000 | ...... 500,000 | ........ 514,625 | oo 500,606 | ..o 0 (606) 0 (606) [ 500,000 | oo 0 | [ 0| 11,250 | 04/01/2026.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........c.vvvivivss vttt |, 500,000 | ....... 500,000 | ... 514,625 | .o 500,606 | ..o 0 (606) 0 (606) ] — 500,000 | ..o (] — [ — 0]..11,250 | XXX
Bonds - U.S. Political Subdivisions of States
481305 EY 2 |JUDSON TEXINDPT SCH DIST. |- | 04/18/2017.| CITIGROUP GLOBAL MARKETS INC.... . 519,115 | ........ 500,000 | ......... 557,390 . (423) 0 (423) (N — 0 | (37.480) | ...... (37,480) | ......14,444 | 02/01/2045.
481305 EZ 9 | JUDSON TEX INDPT SCH DIST. || 04/07/2017. | CITIGROUP GLOBAL MARKETS INC!.... . 519,160 | ......... 500,000 | ......... 559,155 | .............558,674 | .... (498) 0 (498) 055876 |0 | . (39,016) | ..o (39,016) | ......13,944 | 02/01/2041.
2499999, Total - Bonds - U.S. Political SUDAVISIONS Of SAtES.....o..cccossvvssiivrssiscovviesisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssess | 1,038,275 | ....... 1,000,000 | ....... 1,116,545 | .. 1,115,602 | oo 0 (921) 0 (921) 0] 4TI | 0]...(7649)] ... (76,496)| .....28,388 | XXX
Bonds - U.S. Special Revenue and Special Assessment
130534 A9 1 | CALIF PCFA- PGSE California Pollution C.......... | 0610172017, Call - 100.0000...vsvesvsvsvssvssvsnn | 1,000,000 | ... 1,000,000 | ....... 974,420 | v 984,959 | ..ovcron (O — 15,041 | oo (o — 15,081 | orrrr O — 1,000,000 | ..o (I — ) — 0 |......23,750 | 12101/2023,
155498 EN 4 | CENTRAL TEX REGL MOBILITY AUTH............. | 04107/2017. | HILLTOP SECURITIES INC. 1 IS 276,965 | ....... 250,000 | ..o 296,173 | oo 293,693 | oo 0| s (1,201) 0 (1,201) 0| s 292,492 | oo 0 | .(15,527) | oo (15,527) | oo 9,757 | 01/01/2035.
3132GL EA 8 |FEDERAL HOME LOAN MORTGAGE COR . [12/01/2017. | Paydown
FHLMC 3.5 . A 173,604 | ........ 173,604 | .. 177,083 0 (3,025) 0 12/01/2041.
314170 SP 9 |FEDERAL NATIONAL MORTGAGE ASSO.......... - [ 12/01/2017. | Paydown . . 301,542 | ... 301,542 | oo 312,096 | oo 311,913 | o0 | oo (10,371) | [ — ICk 740 P— 0 11/01/2042.
44244C  GT 8 |HOUSTON TEX UTIL SYS REV .. | 04/12/2017. | FTN FINANCIAL CAPITAL MARKETS.....| 871,305 | oo 750,000 | ......... 923,400 0 (4,366) 0 11/15/2035.
462590 JF 8 |IOWA STUDENT LN LIQUIDITY CORP.. .| 12/01/2017. [Call  100.0000....rscscsrir || 410,000 | oo 410,000 | oo 412,554 0 (1,415) 0 12101/2021.
57584X WQ 0 |MASSACHUSETTS ST DEV FIN AGY.................. .. | 04/07/2017. | JP MORGAN SECURITIES LTD LDN...... 536.210 | oo, 500,000 | ......... 584,155 0 (2,101) 0 07/01/2036.
63968A TE 5 |NEBRASKA PUBLIC POWER DISTRICT NE .| 04/11/2017. | BANK OF AMERICANA......
poBLC 1,136,560 | ......1,000,000 | .....1,166,520 0 (4,961) 0 1,085,762 01/01/2029.
64577B HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN .. | 04/07/2017. | BANK OF AMERICAN.A...... O T 524,425 500,000 | ......... 529,450 0 ) ...528,258 01/01/2048.
64990E YZ 4 |NEW YORK ST DORM AUTH ST PERSO..........|.. | 04/11/2017. | CITIGROUP GLOBAL MARKETS INC!.... 528915 500,000 | ... 542,610 0 ) 534.218 0311512032,
717817  KY 5 |PHILADELPHIA ARPT SYS Philadelphia PA -....... .. 112/20/2017. | Call  100.0000.. N 2,500,000 2,500,000 | ....... 2,517,175 0 ) 2,500,000 06/15/2025.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee Housing ..101/01/2017. | Call 100.5000.. . 145725 | ... 145,000 | ..o 145,363 725 0 ..145725 X X 07/01/2038.
944514 FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter|.. | 12/01/2017. | Call ~ 100.0000..........ccoevrrvreererrerrnrnns . N 1,300,000 | ....... 1,300,000 | ....... 1,300,000 0 0 1,300,000 01l. 0l 65,000 | 12/01/2037.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ........... woovvessvssssisssssissssssssssssssssssssssssssssssssssssssssssssssssssess | 9,705,251 | ....... 9,330,146 | ...... 9,880,999 | ... 9,775,737 | covvicierneen0 | o (13,964) | . .0 9761774 |0 | oo (56,523) | ........ (56,523) | ....354,262 | XXX
8399997. Total - Bonds - Part 4... : el I 11,246,862 | ....10,833,482 | .....11,515,668 | .. S (15,572)| . 0 [oien(15572) [0 | 11,379,881 | oo | ...(133,019)] .....(133,019) | .....394,035 | XXX
8399999. TOtal - BONAS...ooo s s | 11,246,862 | ....10,833,482 | ....11,515,668 | ......... 11,395,453 | oo 0. (15,572) | ovvvevecc0 | reeee15,572) o0 | o 11,379,881 |..oovvvccc 0 |..(133,019)] .....(133,019) | ....394,035 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS.........cocoovvvsivssvtsicsi it | 11,246,862 XXX | 11,515,668 | ........ 11,395,453 | ...oocc.o... 0 ... (15,572) | ovvevierc0 | o (15572) | o0 | 11,379,881 | ...ooc...oo.. 0 |..(133,019)| .....(133,019) | ....394,035 | XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB - Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. NEW YOrK, NEW YOTK......cocveviieiiieieieieieieieiis e sssvesesisiesessnenenennees | ceevenens ......0.000 0 0 116,447 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 116,447 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 116,447 | XXX
0599999. Total Cash XXX XXX 0 0 116,447 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 168,020 |4. April 1,034,441 | 7. July. 40,737 |10. October. 84,479
2. February 180,646 |5. May. 180,575 |8. August 246,826 | 11. November. 106,222
3. March 140,720 | 6. June 57,855 | 9. September. 103,215 | 12. December. 116,447
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY 12/21/2017 01/04/2018....... 1,999,794
UNITED STATES TREASURY 12/20/2017 01/18/2018....... . ...15,491,016
UNITED STATES TREASURY.......oooveessieresssessssessssssssssssssssssss s ssssssssse s 12/29/2017 01/0212018...... 699,074
0199999. U.S. Government Bonds - Issuer Obligations............c.everiircinrinereiniereieseniennes ...18,190,784 | ...

0599999. Total - U.S. Government Bonds

------------------------------------------------------- ....18,190,784

Total Bonds

7799999, SUDLOLAIS = ISSUBT ODIIGALIONS. ........rvvvvsseiiesi i858 E8 110008 HHLEL 81 L R 8 RS0 Shbb s ...18,190,784 .12,054
8399999, SUDLOAIS = BONGS...........couuevireiciseiiieciieises s sss s s st bss s s b s s b et b2 b s b e s et s bbb st bbbt ) ..18,190,784 X 12,054
8899999, Total-Cash Equivalents R s | 18,190,784 | ..o 0 | s 12,054
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 0 0 114,919 114,389
5. California.....ccccooeevrernerrirnerinnen 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Del 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida . . 0 0 0 0
11, GeOrgia. ... GA|.. GA RSD Section 33-3-9 0 0 35,007 34,869
12.  Hawaii HI 0 0 0 0
13. Idaho D|.. 0 0 0 0
14, lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts MA RSD CH 175 SECTION 151 0 0 99,930 99,469
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25. M ippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28.  Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. 0 0 0 0
33. 0 0 0 0
34. NC RSD Statutes GS 58-5-5 and 58-5-10 0 0 298,269 297,281
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,008,586 1,999,322 0 0
41, South Carolina.............ccceevveeereees SC RSD BY INS CODE SECTION 38-9-80. 0 0 174,877 174,070
42.  South Dakota 0 0 0 0
43, Tennessee..........ouwvmrieinninnns 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 2,008,586 1,999,322 723,002 720,078
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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